Pooled Money Investment Account

State of California

Market Valuation

5/31/2010

Carrying Cost Plus

Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:

Bills $ 27,619,020,600.68 | $ 27,683,337,700.00 NA

Notes $ 7,454,432,720.02 | $ 7,496,749,000.00 | $ 31,002,703.50
Federal Agency:

SBA $ 561,158,951.29 | $ 554,711,275.66 | $ 608,876.25

MBS-REMICs $ 692,696,090.55 | $ 737,403,230.98 | $ 3,268,939.39

Debentures $ 1,107,816,421.13 | $ 1,109,997,000.00 | $ 12,019,591.02

Debentures FR $ 400,000,000.00 | $ 400,102,000.00 | $ 81,220.22

Discount Notes $ 4,922,917,260.94 | $ 4,934,204,000.00 NA

GNMA $ 74,246.79 | $ 82,686.40 | $ 734.25
IBRD Deb FR $ 300,000,000.00 | $ 300,798,000.00 | $ 162,234.00
CDs and YCDs FR $ - $ - $ -
Bank Notes $ 500,000,000.00 | $ 499,991,662.00 | $ 90,138.89
CDs and YCDs $ 6,325,020,231.86 | $ 6,324,504,691.50 | $ 3,382,888.89
Commercial Paper $ 7,817,116,027.54 | $ 7,818,247,848.60 NA
Corporate:

Bonds FR $ 125,119,550.90 | $ 125,011,750.00 | $ 67,771.91

Bonds $ - $ - $ -
Repurchase Agreements | $ - $ - NA
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,054,640,000.00 | $ 4,054,640,000.00 NA
AB 55 & GF Loans $ 10,081,233,713.92 | $ 10,081,233,713.92 NA
TOTAL $ 71,961,245,815.62 | $ 72,121,014,559.06 | $ 50,685,098.32
Fair Value Including Accrued Interest $ 72,171,699,657.38

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).




